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Interest Rates
Federal Funds Rate
Prime Rate
LIBOR, 3-mo.

Treasury bill, 3-mo.
Treasury bill, 6-mo.
Treasury bill, 1 yr.
Treasury note, 2 yr.
Treasury note, 5 y1.
Treasury note, 10 yr.

Treasary bond, 30 yr.

Corporate Aaa bond
Corporate Baa bond
State & Local bonds
Home mortgage rate

Key Assumptions

Major Currency Index

Real GDP
GDP Price Index

History
- Ave. For Week Ending--— Month. Latest Q
Apr20 Aprl13 Apr6é Mar30 Mar  Feb Jan 102001
498 49 521 500 531 549 5.98 5.59
800 800 800 800 832 850 9.05 8.62
465 476 482  4.88 496 535 5.67 532
Commercial Paper, 1-mo. 477 492 493 494 502 539 574 538
396 399 401 432 454 501 5.29 4.95
402 404 407 419 444 489 5.15 483
404 407 400 419 430 468 4.81 4.60
434 425 415 429 434 466 476 459
486 471 460 465 464 489 4.86 4.80
524 508 495 495 489 510 3.16 5.05
371 559 549 544 534 545 545 541
727 118 708 706 698 .10 7.15 7.08
815 B8O6 798 797 784  7.87 793 7.88
533 524 518 514 513 518 5.10 5.14
714 704 701 6.91 695 705 7.03 7.01
History
2Q Q. 4Q 1Q 2Q 3Q 4Q 1Q
1996 199% 1999 2000 2000 2000 2000 2001
955 945 927 947 975 99.2 1023 101.9
2.5 5.7 8.3 48 5.6 2.2 1.0 2.0
1.4 1.1 1.6 33 24 1.6 20 32
2.7 29 3.1 4.3 2.8 35 30 42

Consurner Price Index

Undividuat panel members’ forecasts are on pages 4 through 9. Historical data for interest rates except LIBOR js from Federal Reserve Release (FRSR) H.15. LIBOR guotes a
able from The Wall Street Journal and Telerate. Deiinitions reported here are same as those in FRSR H.15. All Treasury yields are reporied on a constant maturity basis. msto:i:'
data for the 1.5, Federal Reserve Board's Major Currency Index is from FRSR H.10 and G.5. Historical data for Real GDP and GDP Chained Price Index are from the Burean of
Economic Analysis (BEA). Consumer Price Index (CPI) history is from the Departtnent of Labor’s Bureau of Labor Statistics (BLS).

Consensus Forecasts Of U.S. Interest Rates And Key Aésumptions1

U.S. Treasury Yield Curve
Week ended Apal 20, 2001 and Year Ago vs.
20 2001 and 30 2002 Consensus forecasts
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Corporate Bond Spreads
As of week ended Aprit 20, 2001
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U.S. Treasury Yield Curve
As of week ended April 20, 2001
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